




硕 士 学 位 论 文
关于Copula的构造以及Kendall’s
τ和Spearman’s ρ之间关系的研究
On the research of construction of Copula and the
relationship between Kendall’s τ and Spearman’s ρ
刘 恒 铿
指导教师姓名： 张 志 强 副教授
专 业 名 称： 概率论与数理统计
论文提交日期： 2 0 1 0 年 月
论文答辩时间： 2 0 1 0 年 月



















































































































的另一Copula家族进行比较分析.第四章,对Kendall’s τ , Spearman’s ρ之间的关系
进行更加深入的研究.



























In probability theory and statistics, the conclusion will be inconsistent with the ac-
tual situation if we postulate that random variables are independent just for the purpose
of simplifying the problem to be studied. For absolute independence is hard to be sat-
isfied in practice, it is particularly important to study how to measure the dependence
between random variables. Copuls will play an important role when we carry out the
study. In this paper, on the basis of the previous studies, we construct a new family of
Copula and compare it with the former one . Moreover, we further study the relation-
ship between Kendall’s τ and Spearman’s ρ and draw some meaningful conclusions.
The structure of the paper is as follows.
In chapter 1, we present the background of the paper and introduce the main re-
search simply; In chapter 2, we introduce some basic definitions used in the following
chapters; In chapter 3, we construct a new family of Copula and compare it with the
former one. In chapter 4, we do some further research on the relationship between
Kendall’s τ and Spearman’s ρ.
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从二十世纪五十年代至今, 出现了下列的度量指标：Kendall’s τ , Spearman’s ρ,



















和谐测度Kendall’s τ , Spearman’s ρ之间的关系进行更加深入的刻画. 具体内容
如下：第一章, 介绍了本文的写作背景并简要介绍本文的主要研究工作. 第二
章,给出了必要的基础知识. 第三章,构造了一个新的Copula家族,并与已有的一
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